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Dependent Variable: LOG(KAN_EPDH/KAN_CP)
Method: Least Squares
Sample (adjusted): 1982 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C 0.088723 0.007608 11.66252 0
D90 -0.05709 0.024418 -2.338017 0.0284
D91+D92+D93 -0.095268 0.014655 -6.500638 0
D88+D89 -0.075299 0.017946 -4.195805 0.0003
PDL01 -0.325994 0.009497 -34.32428 0
R-squared 0.983491 Mean dependent var -0.137005
Adjusted R-squared 0.98062 S.D. dependent var 0.170926
F-statistic 342.553 Durbin-Watson stat 1.174193
      Lag Distribution of LOG(KAN_CPI_E/KAN_CPI_NE) i Coefficient Std. Error t-Statistic
 *               .| 0 -0.48899 0.01425 -34.3243
      *          .| 1 -0.32599 0.0095 -34.3243
            *    .| 2 -0.163 0.00475 -34.3243
Sum of Lags -0.97798 0.02849 -34.3243
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Dependent Variable: LOG(KAN_EPDC)
Sample (adjusted): 1982 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C 14.00263 0.372647 37.57613 0
LOG(KAN_IIP) 0.964202 0.080562 11.96843 0
D88+D89+D90+D91 -0.103552 0.016347 -6.334773 0
D01+D02+D03 0.054133 0.017664 3.064692 0.0057
D06+D07 -0.09199 0.024101 -3.816791 0.0009
PDL01 -0.13347 0.03898 -3.424071 0.0024
R-squared 0.962415 Mean dependent var 18.29376
Adjusted R-squared 0.953873 S.D. dependent var 0.130491
F-statistic 112.6674 Durbin-Watson stat 1.593576
      Lag Distribution of LOG(JPN_CGPI_E/JPN_CGPI) i Coefficient Std. Error t-Statistic
 *               .| 0 -0.2002 0.05847 -3.42407
      *          .| 1 -0.13347 0.03898 -3.42407
            *    .| 2 -0.06673 0.01949 -3.42407
Sum of Lags -0.40041 0.11694 -3.42407
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Dependent Variable: LOG(KAN_CPI_E/(1+JPN_RTV))
Method: Least Squares
Sample (adjusted): 1981 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C -1.263979 0.584501 -2.162492 0.0403
LOG(EGCOST) 0.038122 0.011331 3.364443 0.0025
LOG(JPN_RTELE) 0.301268 0.133473 2.25715 0.033
LOG(KAN_CPI_E(-1)/(1+JPN_RTV(-1))) 0.869263 0.064026 13.57672 0
R-squared 0.973173     Mean dependent var 4.742776
Adjusted R-squared 0.969953     S.D. dependent var 0.112858
F-statistic 302.2955     Durbin-Watson stat 1.561007
Dependent Variable: LOG(KAN_CPI_NE/(1+JPN_RTV))
Method: Least Squares
Sample (adjusted): 1981 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C 1.595621 0.159293 10.01689 0
LOG(KAN_WAGE) 0.227537 0.033139 6.866217 0
LOG(KAN_CPI_NE(-1)/(1+JPN_RTV)) 0.578071 0.044791 12.90584 0
R-squared 0.992102     Mean dependent var 4.531003
Adjusted R-squared 0.991495     S.D. dependent var 0.067559
F-statistic 1633.074     Durbin-Watson stat 1.225059
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Dependent Variable: LOG(JPN_CGPI_E/(1+JPN_RTV))
Method: Least Squares
Sample (adjusted): 1981 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C -2.271926 0.732223 -3.102781 0.0049
LOG(EGCOST) 0.050724 0.014005 3.621767 0.0014
LOG(JPN_RTELE) 0.484574 0.149963 3.231294 0.0036
LOG(JPN_CGPI_E(-1)/(1+JPN_RTV(-1))) 0.843185 0.054172 15.56483 0
D08 0.0962 0.026566 3.62121 0.0014
R-squared 0.979267     Mean dependent var 4.754861
Adjusted R-squared 0.975812     S.D. dependent var 0.145663
F-statistic 283.3979     Durbin-Watson stat 1.03138
Dependent Variable: LOG(JPN_CGPI_NE/(1+JPN_RTV))
Method: Least Squares
Sample (adjusted): 1981 2009
Variable Coefficient Std. Error t-Statistic Prob.  
C 0.408317 0.220287 1.853567 0.0773
LOG(KAN_WAGE) 0.088916 0.040632 2.188298 0.0396
LOG(KAN_PMF) 0.087315 0.015162 5.758819 0
LOG(JPN_CGPI_NE(-1)/(1+JPN_RTV)) 0.793413 0.036056 22.00493 0
D88+D89+D90+D91 0.024232 0.00551 4.39769 0.0002
D01 -0.026951 0.01028 -2.621698 0.0156
D0901 -0.044396 0.010197 -4.353848 0.0003
R-squared 0.985373     Mean dependent var 4.637042
Adjusted R-squared 0.981384     S.D. dependent var 0.072551
F-statistic 247.0096     Durbin-Watson stat 1.973248
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